who has considered the above problem for X = R , and they have applications in general equilibrium and game theory.
It is the purpose of this paper to provide an answer to the above question. Specifically, we show (Theorem 3.1) that integration preserves upper semicontinuity (u.s.c.) and that, (Theorem 3.2) integration preserves lower semicontinuity (l.s.c).
It should be noted that the problem of whether integration preserves u.s.c. or l.s.c. was first examined in a path breaking paper by Auraann (1965 Auraann ( , 1976 , [see also Schmeidler (1970) Yannelis (1988a) by means of the "approximate version of the Lyapunov Theorem." However, the arguments in Yannelis (1988a) cannot be adopted here to prove Theorem 3.1, since the correspondences we consider are u.s.c. in a much weaker sense than that in the above paper and furthermore they are not convex or compact valued. Hence, our arguments are of necessity quite different than those in Yannelis (1988a) .
Finally, we would like to note that as the work of Auraann (1965, 1976) T + X such that f"(t) e 6(t) u -a.e. Rustichini (1987) for a complete argument].
FOOTNOTES
In general equilibrium theory, T denotes the measure space of agents, X denotes the commodity space, P denotes the price space, 4>(t,p) denotes the demand set of agent t at prices p and the integral of (j> denotes the aggregate demand set [see for instance Aumann (1966) or Schmeidler (1969) or Hildenbrand (1974) Khan-Yannelis (1987) for the usefulness of our results in general equilibrium theory. Also, applications of our results in game theory are given in Balder-Yannelis (1988) .
